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ε; x(S) = c(S); ε + x(S) ≤ c(S),
Ósmw~
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ε; x(S) = c(S); ε + x(S) ≤ c(S),
Ós<mw~u
S ∈ E, (LPE)
ËË _ ß0ú0ß0ó
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jkq~foY!~i~us<mhnfhVkX Ósm.dhs¨=nik
(LP )
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c(Sk) − xk(Sk) = val(LPE,k)
§NdgfhsÍ¤
• Ek+1 := Ek ∪ {Sk}
]














k(Sk) ≤ val(LP ) ≤ val(LPEk).
µAc¤:·
U-VkYKmodgfnikY:p=jN~un¬fvbY°ckmoY?dodgY:d foVkYz¶~ffhVN~uf
(xk , c(Sk) − x
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c(Sk) − xk(Sk) = val(LPEk )
§Ndgfhs< ¤
• Ek+1 := Ek ∪ {Sk}
]
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f(z); Az = b, z ≥ 0, (Pb)
¢VkY?mhY

































L(z̄, λ̄, s̄, b̄) = min
z
L(z, λ̄, s̄, b̄); s̄ ≥ 0; s̄ · z̄ = 0.
µ   ¤×·
U-VkY?iÓsmw~uieb
z ∈ F (Pb)
§k¢
Y+VN~P¨<Y\foVN~f
f(z) ≥ L(z, λ̄, s̄, b) = L(z, λ̄, s̄, b̄) − λ̄ · (b − b̄) ≥ L(z̄, λ̄, s̄, b̄) − λ̄ · (b − b̄).
]¼niknX&n³?nik*s¨<Y'm
z ∈ F (P )
§~uiNjNdhnik
L(z̄, λ̄, s̄, b̄) = v(b̄)
§Ns©cf~uni
v(b) ≥ v(b̄) − λ̄ · (b − b̄).























c(S) ≥ c(Sk) − λk · (b(S) − b(Sk)).
µ   ¤ N<·
`eY'f












{ĉk − λk · b(S)} .








i ∈ S; 0



































k ≤ K. (LK)
ËË _ ß0ú0ß0ó
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c>z; Az ≥ b, z ≥ 0 (P ′b)
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(P ′b)
©eb






b>λ; c − A>λ ≥ 0.
 »eÀ  » ( *)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»,+.-0/132 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b̄ := b(S)
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x̄ : S 7→ b(S)>λ̄
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Maxλ≥0{b(S)>λ; c − A>λ ≥ 0}
¤ :!b¯cjN~nfvbfhVkY?smob~<~ni §¢!YVN~P¨YfoVkY'ifhVN~uf
C(S) ≥ b(S)>λ̄ =
x(S)
§nÇ¤ Y¤§
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ε; x(S) = c(S); ε + x(y) ≤ c(y),
Ósmw~u























ΨK(y) − x(y); yi ∈ {0, 1/ni, 2/ni, . . . , 1}, i = 1, . . . , N. (DNL)
U-Vknqdnqd~ui¯ni<foY'<Y'm+µÓ¢nfhV¼ni~<kcnfhnsi¼~&s<i<foniejks<jNd
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S := [0, 1]N1 ×{0, 1}N2
§e¢VkY'moY



















ε; x(S) = c(S); ε + x(y) ≤ c(y),
Ós<mw~u
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x(S) = c(S); ε1 + x(S) = c(S), S ∈ I1;
ε1 + x(S) ≤ c(S), S ∈ J1.
µ0Qc¤   ·
 Yf
v1 := val(LP )















ε2; x(S) = c(S); ε1 + x(S) = c(S), S ∈ I1;






















εk+1; x(S) = c(S); ε1 + x(S) = c(S), S ∈ I1;¤¤¤
εk + x(S) = c(S), S ∈ Ik;







Ik := {S ∈ Jk−1; η
k































































x(S) = c(S) − εk
Ósmw~
(x, ε1, . . . , εk) ∈ S(DLPk−1)
¤!`eniN'Y~uieb
ÓY:~dhn©kYwIsni=f




(x, ε1, . . . , εk) ∈ S(DLPk−1)
§<¢
Y\cY:cjNYwfhVN~uf

































(x̂S , ε1, . . . , εk) ∈ S(DLPk−1)
§G~uiN
~dhs






(x̂S , ε1, . . . , εk, ε̂)nqdw~ÓY?~<dgn©kYzIsni=fwsu
Jk
¤6U-VkY?mhY'ÓsmoY
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{1S′ , S′ ∈
I}
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y`i = min(yi, zi)
~iN





















y ∈ Y ; y` ∈ Y ; yu ∈ Y ; α ∈ {0, 1}n;
az(y) = 0; y = y` + yu;
αizi ≤ y`i ≤ zi; 0 ≤ y
u
i ≤ αi(1 − zi).
µN ¤ k:·





















































0 ≤ Cn1,n2 ≤ Fn1,n2,t,
Ós<m\~u









t ∈ T, n1 6= s,
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